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BB 2. SRS BIYIA S AR O, SOk B 10 A R A8 A A XU

AT G )2 BENAE ST 5 BT 28 50 0 F B BASARDLREAT T 78 70 PP A o AN B I ARAT A7 3 A
JBAEARIE G R EATHE ST R AR AR, SHATHEFAROER XS AR K ARG T
REAT A2 5 341 L b EIE S 0 45 5 PR BT 2 ) D8 5 0 7 58 FRIE S S WSOMUER T 5, 1 240 XU T
RETEAR/INs FEARAT 18] [R) MY T 30 BEAT 58 5 Wi ¥20 %6 A2 5y 5k 2 BEATAS PR VPG I XIE S A2 105 kAT PR 1] A
FEAAAH L 15 AR o

ANTE G BN S 75 RS AR, B I X B A A5 P A PP A R R IE SR A AT
NEE RS, BLE 7 S st DL BE P XU . - 2018 48 12 F 31 H, AJE g R 15 HIZR A
77(2017 £F 12 J 31 HAZE G RFFA(E HERIIF).

7.4.13.3 WBhHE XK

TRAN A RS 2 6 <5 AR JEAT 5 B b 7 B SR S5 I8 3 B8 G A ok (0 XU . AR B IR BN X
B — 5 THISK T 56 4 005 NPT B I 2SR L (] HL R R RS 80, 50— 7 THI oK 1 TR0 R BT Ak
(I 5y T 35 AN T SR i Sk ) 28 EO0 PR e i R 45 8 4 v T G V27 11 37 1 B 200 sl (R 156 190 T A B A7
He AE

Bt oxof S A B[R] 5 <5 KR B RS, AR 2 < PR R < B N A ) ) A < 1Y HR D R[] 7 L R 47 77 5
WA PR TR, PRSI B AL S AT BLE ST 5 AHVLHAC . AR 5 i i 5 B NAE
HEE Rt 7R SR, LA SO0 T I R] FRE AR EE T S, R BRI I [ A
AR, AR S R AR 2

T 2018 4F 12 H 31 H, AFEE FrRHH I 4 H e R 7 6 1 & 2020 5€ 2 H 58— H LN HAG
S TG [ e A (B A B A s ) o 5 2 H BASTER, RIS I AR AR 9 AR B E & 20 21 )

W,

7.4.13.3.1 MEHARTESH AR = RIS R

ANFE G (1 5 BN TEFE S8 AR P rp b 4 I8 CATF SRR IE S5 B e S AR A B Je (A
FF BT I 43 W 5L A TR B M RS & B E ) () 2017 4E 10 H 1 H A HAT) S 100 ) BER X AR 3
GAHA G R AR AT EE, I ST XU R R AR S 1 AL A R R P AR RR . IR
B 2 PR A1) PO 43 % ot ol L A9 A B 20145 1 J I ] P AR B RS T IR 25 5 R bR S5 0 0 PR Bt AT 4R 88 1) s
G HT
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Pt
s
B
W
Py
¢_H

— K AT RAT ISR AR A I G B A 10%, HAKE G5 A i %

AR IR RFFA — A AT FIEE A I 2R TR 1) 10%. Ak e Ak &

3 8 NS B R AR G e 3R AR — X BT A R RAT TS R AR 1% BT A R

FILIE SR 15%, AKEE 5 ARG WA S B N EH M AR R HE A — K Ll AR RATH
FRIE R, AR A F] AR R 30%.

AI G PR UEIFEUETF R S B B, HR IRl AERAT R RNL 3558 5, B o0 2k B it
FZ BRI GE F HFAL IS S S WM 7.4.120 BhAh, AER S mE i S a1 4 il s e 7 AN
R RO PE TR, H B R BB R SR TR A R E. AREENHRET
TS PESZ R B TR & TF A I B S B0 A 15%. ARG & BENEE H i G4 & 5t
PR T ASTAR H AR B ) w] AU EE AT S A SIS, A OREE E B9 ] R AN

i 7 AN TAE AW AR BLE 7 1 AT AR B

IR, Ak G )k & BN & B B8 WA 5 M 2 A 522 50 TR, 1S5S
JFINIS 52 53 %6 T (KM 5 AR DL A BE T RATAT KPS AT 6 B (R UM & 57 A I E N B, DL
XA RV R AZ 5y %k 7 STt A8 5 90 P58 A B R AT 50 285 U S50 Tt A B A I S8 [ A2 5 [ 3
PR FIAE Ty % T AR oAb, AR T 4 (10 BR8N ST 7 308 [ D A2 ) o 4 ot B 1 . AR o 41
oot P 58 O 5 A SR K5 R I 9 vt ) AU IR B0 5 A EL AR 5l LURF R B 417 3 2 SR TS A2
W IS AFERUETR B 7 i S b BEIE S 20 8 I HAh 24RO 58 50 FOT el [ml W 52 i, T 4%
ST I B B R Ak R 20 B BB B IR — B

&
T
ez
p
iul

7.4.13.4 TR
1732 XU A2 $6 35 4 T 5 4 T L K02 e (8 BRA SR B3 1 IR T Ae T 3 45 280 i TR R (R AR B
R AEBEEN G, LGRS . AU AL A A SRR o

7.4.13.4.1 FIRRE

R 2 JRURGE A Fi < T B 2 SO (B BRI <V B 52 T 3 R 3R AR sl i R A e sl B UG o ) R At
G RIS e T TR 2 LTI S E0A ROME T R, Hor iR s R A G i R R I
AN S S ] 235 SRR Ah5 T 7 01 2 B 7 i IR RS T AR SR B B YA 5 el ) XIS

AN < 10 < BN 5 IS AR < T i PR R AU P sk AT M, R BRSO
S5 T 0 I A X AT B
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[ 78 A L6 TR & I SR PR B

4 2018 FEEF RS

RIS R SRR SR = g A TS, ARSI KL E S EL4
MEAEIR KRR B TR R . AR S A R REUSRME G EEONRATAER . AT
G FHAES . R L LNIRE S =2,
7.4.13.4.1.1 FIZR Ky X
Bpr: NRMG
AHHR
2018 % 12 A 31 1A 1-5 % 54 E AitE it
H
wre
~ 17 .
AT 178,556,856.35 - - 8’556’856:
i D 8,301,428.01 - 4 8,301,428.01
FHRES 2,178,506.85 - 4 2,178,506.85
N e 2,138,733,144.
T oM e 49,680,000.00 - 2,089,053,144.60 60
SN IR 4 i % .
;L)\L#ﬂ&) 368,480,792.72 | | 368,480,792.7
I\_L 2
MR R - - 364,042.52|  364,042.52
AL HR D R 13,560.55 - 2,057,396.56 2,070,957.11
B At 607,211,144.48 4 2,091,474,583.68/2,698,685,728.
16
1 f5t
NATAE 5 3 - - 4,687,943.51 4,687,943.51
MNAHIFERTE H 2K - 4 48,672,656.32 48,672,656.32
ATz [|] 5K - - 5,332,184.81 5,332,184.81
MAHE BN FR M - - 3,518,986.81 3,518,986.81
NATFEE B - - 586,497.80  586,497.80)
HoAth A7 £5 - - 235,834.30  235,834.30
UikGigseay - 4 63,034,103.55 63,034,103.55
R R AU EE B 607,211,144.48 - 2,028,440,480.13|2,635,651,624.
61
FEER
2017 %12 A 31 14EPA 1-5 4 5 E P &1t
H

%5 45 Tk
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%

j 729,253,867.9
AT 729,253,867.90) - i X
i K S 21,886,943.02 - - 21,886,943.02
1 HARIES 1,883,754.63 - 4 1,883,754.63

N i 5,238,617,143.
oMb % - - 5,238,617,143.95 o
SN IR AE 4 fih ¥t
FA J‘EM’EJ 75,110,357.56 - -4 75,110,357.56
SRR - - 198,116.23  198,116.23
AL ER D R 551,820.31 4 36,838,501.00 37,390,321.31
WP 828,686,743.42 5,275,653,761.186,104,340,504.
60|
Uik
MNAHEFIEH 2K - 4 11,890,903.62 | 11,890,903.62
AT e A1) 3K - 4 36,589,853.23 | 36,589,853.23
MATHE BN FR M - 41 8,033,167.79 8,033,167.79
NATFEE T - 41 1,338,861.29 1,338,861.29
NATAE 5 % - 41 6,835,379.19 6,835,379.19
oAt A7 £5 - 4| 237,635.54 237,635.54
ittt - 4 64,925,800.66 64,925,800.66
) 22 S0 sk 1 828,686,743.42 6,039,414,703.
- 5,210,727,960.52
94|

T R FR AT G KGRI I, %A 20 0E A 3 FHE A H 23] H 2

BEFLLK.

7.4.13.4.1.2 F| 2 X A ABURR A AT

T 2018 4 12 A 31 H, AIEEFATHIA HIEGTFH

12 A 31 H: [[).

7.4.13.4.2 AMC X

BN FOAE o5 FE 4 W PV E A B
11:1.88%(2017 & 12 A 31 H:0.00%), [F 173 H2 AR S5 T A3 4 55 7= VB JC 85 K520 (2017 4F

AN ARG A2 Fi5 < L 28 SO BOROR B it DR AN R AR B i A AL e s A AR . Ak <

WA B KAt AN R i, BRI e B RN XU .
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FoAh AR U A FR 2 I RF
P T 32477 W6 TR R AR Bl T A A2 90 80 1 U o

Ak

i R PR 2 e B B SR B 4 it PR ok T 3 R AN AR BLA
B FUETRAE 5 e L7 BARAT 18] [FNL T 3758 5

IS AT S5, i s ) AR M RUBSE AU T B MIE I3 R AT AR B 5 28 DL SRR IR R IR 52
BERVRATUET T 7 B AR B BN K 520

A e E BN EME BB A G iET, RA<E i s, @
DRI OL BRI T, S E TR I AT G 0L, O B8 e B R A R R RS 5
[ 240 5 L TRl (5 B8 b P b AT $ 52

€ 1 23 Hr b

TS A RS o

ARk il BB

7RSSR

5%-40%, A1, B FAGER L FIATS TR
HAMET 4

LA IBUR 27 1 L 5
AN SR TR o
EZ

o, EENEREEE

WSS R SO A4, BRI B I E . IR AT

& 1 UL B AR AR A 1 RS -
60%-95%, H P BB T K LAY B AR T ISR B ) 80%:
Y SR R R R R B IR B 2 fo VE R < PR A A e R TR R e R
EHHEHE R 3%, F R B I
Hep, Bl AMBE AN e A HRIE
BEAh, NI i3 B BN AR R AL BT A IO SR S A%, e Jlia
BOTVE ST R B B, BLHG VaR(Value at Risk) 8 b 5 okl A4 56 4 T I 78 2 1 4%

T EE R 5%,

DARSE, R IR S Ot PR BE AT R R A A

7.4.13.4.3.1 HAhrs X0

SURTPIEE
LR FAMIESR
ARFE G (1 3 4 BN
EIE, SREBIRN AT Fe KA

AFE G E A G P REEB H RS R

gz, BRmmiis TH. BUE. 5

L B 2 HAE—

SR ARG
AHIR AEER
2018 4F 12 A 31 H 2017 4 12 A 31 H
|
b 3 G R P o7 3 4 T
nRME AR E
fE LB (%) fE LB (%)
2,089,053,1 5,238,617,143
T o M E R — IR 79.26 86.74
44.60 95
R o R g 5 gt
ToHMemMErs — e EiE
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bre
iy

AT 7 — B

2,089,053,1 5,238,617,143.
&t 79.26 86.74
44.60 95

7.4.13.4.3.2 FAbgaE RE KIBURE AT
323 BRYER 300 $R BN AR T 728 B IR fr A AL

X AR AR H A G B A
MR (CRfr: AR o)
AH IR AU A8 2 1 AR 5l PN AR
Gails
2018 4£ 12 H 31 H 2017 £ 12 H 31 H
VR 300 e EL BTt 5% 1 hn#%) 134,266,643.32 N4 324,956,826.84
VR 300 AL R % 5% IR/ %) 134,266,643.32 /2] 324,956,826.84

7.4.14 FHTEBANS T ESTHRE TR E U K HARER
L)~ ReE

(a)=fh TR SR E =N TE
NRAME T RERPTERZIX, A SSOHE T R 5 B 2 SR BT & R A

JERIRIE -

R MRS B TEER TT3 ERZ B AT .
BRI BRER — R U B AMH O B 7 B 4 5 1R BT AT LR I
BRI MRB B AN ] S A H

(b)FEEEI LA So M B v ) 4 ik TR

() E R &R T HA fd

72018 4212 H 31 H, AEEEFA M LAA o vHE B AR ST N S8 a5 1 S il st = b g T
H— B IRIAREA 2,014,767,068.72 76, J& T35 — 2 IRIARHTN 123,966,075.88 7, TLJ& T =)=k
FIA3A(2017 4E 12 F 31 H: 55— 21X 5,174,942,218.23 Jt, %5 JZIX 63,674,925.72 7t, L@ TH=

JRIRIIAER) -
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(i) > Fe O E T & 2 Il K AR 5

AN 5 AT B2 UL TR 45 ) S TR A H NS J2 IR AN e e e

X UESRAC 5 i LT IR AR, 5 B RS R 52 5 ANE BR (RS R A5 I 32 2 A
R BURTARA I RATEENG O, AR THEM A 2525 R B IE] . 22 5 ANEHER R K&
BIR B ST g A SR I ZE AN 57 B0 2 SCAEL SNSRI FFHRAE i L 1A 2 R P RO AS mDUE 5 A A AELX
TASCMERIFERREEE, 5 MR BCERANGR 2A SO B 5 — R R 2 5 =R K

(iil) 25 =2 R Se e AR AR AIYI AL 2l 650
T

() FEFFLEMLAA RETTE &R TR
T 2018 4 12 A 31 H, RS RFA JEFFEM LLA SR E TR £ T 722017 4 12 A 31 H:
[])

(d) ACLR FetfE iR el TR
AL SEUME T B IR il B A G5 32 BEAL R SOSGIOTUR HoAt b 0 5, KT v fEL 5 2 Fe
EAZEIR/N.

(2) HAth
B SUES, AT AR H AL G0 7 B 10 H A 3 2T

8 BREAGHRE

8.1 JARE ST HEHIR
emh: ARMT

75 e Eax S B E S (%)
1 & e 2,089,053,144.60 77.41
Hope R 2,089,053,144.60 77.41

2 FEH T
3 ] 7 WAL $5E % 49,680,000.00 1.84
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Hr: fiigz 49,680,000.00 1.84
B RFUESR - -
4 piRcI Ly - -
5 SRbATAE R - -
6 SENIR Gl 5t 368,480,792.72 13.65
e S = [0 11 S N GR
E LR ) )
. ’fﬁﬁﬁ%ﬂn ol R ey 186.858.284.36 6.9
1
8 At 2% T % 4,613,506.48 0.17
9 ait 2,698,685,728.16 100.00

8.2 HIRBATI AR EREAS

SHERAL: ANRMT

o 4 U 7 LL 481
N L A7 251 VNN
(%)
ARG AR B 76,950,874.00 2.92
B | R . .
C | filiddk 1,233,247,682.36 46.79
5 HL 7. #8070 B OKA
HER - )
E | &% 65,775,457.00 2.50
Foo| R 124,218,486.10 471
G | ximish. ariAmRBOlL 30,818,454.54 151
H fE 15 A YOl . .
| 5B RS B AR
£l 186,562,438.22 7.08
I | bl 255,161,874.88 9.68
Ko | itttk 97,021,758.00 3.68
L FEL BT AN 55 M 45k . -
M BHEBFEAEA MR S5 . .
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N IR BRI A 2 e it B . .
@ Ja RRSS  AZEAN AR AR 55 . .
P BE . .
Q | DAEMMaTE - -
R | Xfe. EMEG R 10,296,119.50 0.39
S LR . -

it 2,089,053,144.60 79.26

8.3 HIRAEZ A SMME 5 E S 7= E LU KN HEFF I BT A B 1R A 4

SRURAL: NIRRT

e S e
g | REAE Ji SR A PR (k) ARME
B LA (%)
1 600337 ERKE 31,447,718 124,218,486.10 4.71
2 000661 KI5 = 453,600 79,380,000.00 3.01
3 600570 E A B 1,483,129 77,093,045.42 2.93
4 300498 AR & iy 2,939,300 76,950,874.00 2.92
5 600030 S IES: 4,501,900 71,445,153.00 2.71
6 002371 77441 1,818,154 68,653,495.04 2.60
7 601186 r [ kg 6,051,100 65,775,457.00 2.50
8 600438 T8 B 7,871,400 65,175,192.00 2.47
9 300274 FH S FLYR 7,284,300 64,975,956.00 2.47
10 002594 il 1,256,803 64,096,953.00 2.43
11 601222 MR REUR 12,774,264 61,827,437.76 2.35
12 300059 KM & 5,066,586 61,305,690.60 2.33
13 000776 JTRAESF 4,801,300 60,880,484.00 2.31
14 000783 KATUES 11,413,300 58,778,495.00 2.23
15 000739 T 2l 7,830,878 58,261,732.32 2.21
16 300760 Uk Y 530,507 57,941,974.54 2.20
17 600312 FEHEAR 6,870,663 55,514,957.04 2.11
18 002035 e A 6,221,307 55,058,566.95 2.09
19 000538 =AY 730,390 54,019,644.40 2.05
20 002415 T AR 2,088,600 53,802,336.00 2.04
21 000063 HOGE TH 2,667,100 52,248,489.00 1.98
22 000002 JikLA 2,051,300 48,861,966.00 1.85
23 600048 FRF b= 4,084,800 48,159,792.00 1.83
24 000895 KK J& 1,533,171 36,167,503.89 1.37
25 000921 HERH 4,848,110 34,276,137.70 1.30
26 601012 W B J 1y 1,951,700 34,037,648.00 1.29
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27 002236 KA 2,659,000 30,472,140.00 1.16
28 300073 YF R 1,069,845 29,624,008.05 1.12
29 600718 R 2,542,100 29,361,255.00 1.11
30 002938 S 50 4 i 1,589,350 27,845,412.00 1.06
31 601688 HEFRIESS 1,591,300 25,779,060.00 0.98
32 002179 TG 740,200 24,929,936.00 0.95
33 002376 Bk 1,389,941 21,321,694.94 0.81
34 002050 —e R 1,659,100 21,053,979.00 0.80
35 601318 Hh [ P22 360,900 20,246,490.00 0.77
36 600588 F A M 2% 882,744 18,802,447.20 0.71
37 600031 =—HET 2,208,450 18,418,473.00 0.70
38 600967 ML 1,625,500 16,905,200.00 0.64
39 600271 WIRAE B 672,594 15,395,676.66 0.58
40 600887 GEil)ivaiy 609,100 13,936,208.00 0.53
41 603885 HEEMLT 1,091,518 13,676,720.54 0.52
42 002304 PRI AR 138,700 13,137,664.00 0.50
43 601766 HEH A 1,446,200 13,044,724.00 0.49
44 601211 E R %@ 828,969 12,699,805.08 0.48
45 601021 FRAL A 397,500 12,644,475.00 0.48
46 000768 HL L 902,300 11,946,452.00 0.45
47 600760 AT K 397,181 11,005,885.51 0.42
48 603816 Jo 2% 5K S 239,739 10,788,255.00 0.41
49 002739 IS5 471,650 10,296,119.50 0.39
50 600519 DVMERE 16,900 9,971,169.00 0.38
51 002798 W7 KR 731,578 9,810,460.98 0.37
52 600104 R AEH] 314,300 8,382,381.00 0.32
53 002557 BB 439,200 8,362,368.00 0.32
54 601006 PN R 993,800 8,178,974.00 0.31
55 603538 Fif e 383,200 7,545,208.00 0.29
56 002468 SEGEL ST 323,300 5,318,285.00 0.20
57 601128 AT 860,300 5,282,242.00 0.20
58 000858 TR 102,300 5,205,024.00 0.20
59 002831 *E RS 74,700 2,992,482.00 0.11
60 000848 TR R 324,400 2,608,176.00 0.10
61 603156 FEICIR R 52,804 2,148,066.72 0.08
62 601138 IRA=2iS 58,588 642,710.36 0.02
63 002422 Bt 25l 12,100 249,865.00 0.01
64 603185 AL 1,345 66,039.50 0.00
65 601860 KE&ERIT 15,970 50,145.80 0.00

8.4 IEHARER R ASHE AR
8.4.1 RHFT N SHi tHIHIRE S B H 2% BRAT 20 44 BRI 40
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SRERAL: ANRTIT

5 B2 4 0 A
F5 Ji SR AR JIE B A4 R N S N
Eefpl (%)

1 603799 R 696,514,666.47 11.53
2 002456 KRHERIHE 623,498,800.64 10.32
3 002236 KAy 428,215,713.60 7.09
4 600519 BMFE 402,951,836.13 6.67
5 000858 FUARTR 352,806,837.37 5.84
6 000651 & 71 HLA% 313,104,918.17 5.18
7 002466 Va1 N4 309,678,225.51 5.13
8 300136 E4EEfE 304,088,272.69 5.04
9 000661 KI5 mHn 296,058,887.88 4.90
10 002304 EI Ay 276,750,251.19 4.58
11 002415 U BE AR, 240,443,753.17 3.98
12 600809 Ly VG 733 230,345,235.63 3.81
13 002035 Hers Iy 228,492,794.37 3.78
14 600887 R A 225,937,061.82 3.74
15 600337 EKE 217,391,800.61 3.60
16 002475 SR 5 210,600,125.32 3.49
17 603369 A 2% 210,288,321.72 3.48
18 601318 S22 206,319,666.35 3.42
19 600048 PRF = 204,215,412.16 3.38
20 002384 R 203,891,904.25 3.38
21 000063 HOGE TH 190,415,345.22 3.15
22 002572 RIET 182,617,639.91 3.02
23 601155 IR 170,927,655.54 2.83
24 000568 VM 165,269,833.61 2.74
25 300059 RKITME 156,371,877.07 2.59
26 601601 Hh [ R PR 152,050,041.64 2.52
27 300760 Ik Y 144,115,071.97 2.39
28 000725 HARTT A 140,707,525.00 2.33
29 601186 H [ kg 132,196,465.48 2.19
30 600060 S AR 129,822,426.85 2.15
31 300296 WP 18 125,908,079.19 2.08
32 600340 e AR 121,674,703.08 2.01

TE: RNEHHL LN &

RS BN T AR ACH ) ], AHBIEMRAL S A .

8.4.2 RIS S HIHIREE B ™ E 2% BRAT 20 44 IR I 40

SHERAL: AR

P ANE

22 A4 R A BRI SE

o AT B B
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Eefpl (%)
1 603799 R 627,377,058.23 10.39
2 600519 pivliEae 602,239,538.07 9.97
3 002456 RRIERH 523,508,936.39 8.67
4 002466 Va1 N4 443,601,016.81 7.35
5 600056 W E R 2 440,590,006.73 7.30
6 000002 Ji%kA 361,526,006.56 5.99
7 300274 FH ' HaL Y5 346,246,028.19 5.73
8 002236 KER A 337,003,605.15 5.58
9 000858 FUARTE 332,145,534.32 5.50
10 000725 AR A 314,133,881.65 5.20
11 600048 LRF 308,159,246.63 5.10
12 000651 % 7 HL A% 299,486,886.30 4.96
13 300136 EYEE(E 289,219,955.36 4.79
14 002475 SR 2 271,352,224.39 4.49
15 002304 EI Ay 246,003,636.45 4.07
16 002572 RIE 244,314,808.78 4.05
17 600887 GEil)ivaiy 243,022,160.66 4.02
18 600809 Ll 75 ¥ 241,471,379.24 4.00
19 603369 Atk 232,483,318.66 3.85
20 601222 FREERETR 228,947,270.75 3.79
21 300296 ) I 4 224,197,950.93 3.71
22 002384 RILAE 204,105,703.30 3.38
23 000661 K& EH 202,327,319.44 3.35
24 300433 AR 201,191,465.56 3.33
25 002460 EEREE A 197,034,666.13 3.26
26 600060 (5 AR 197,008,181.83 3.26
27 000921 EEGE 186,976,454.76 3.10
28 002035 M A 178,980,657.97 2.96
29 601318 Hh S22 176,657,844.67 2.93
30 000568 PN 152,701,557.49 2.53
31 000063 PIEH 147,785,500.46 2.45
32 002415 T RE AR 144,944,074.56 2.40
33 601601 R R 144,798,230.64 2.40
34 601155 B 136,161,935.52 2.25
35 600340 el AR 133,336,062.90 2.21
36 600703 =g 123,985,100.33 2.05
37 603833 BRIUR 2K 122,328,877.09 2.03
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